
TABLE V - HOLDINGS OF TREASURY SECURITIES IN STRIPPED FORM, AUGUST 31, 2000 

Corpus Principal Amount Outstanding in Thousands
Loan Description STRIP Maturity Date Reconstituted

CUSIP Total Portion Held in Portion Held in              This Month 
Outstanding Unstripped Form Stripped Form

Treasury Bonds:
CUSIP: Interest Rate:
912810 DM7   11-5/8 912803 AB9 11/15/04 8,301,806 3,977,006 4,324,800 411,200

DQ8   12 AD5 5/15/05 4,260,758 1,691,358 2,569,400 226,800
DR6   10-3/4 AG8 8/15/05 9,269,713 5,474,513 3,795,200 328,800
DU9   9-3/8 AJ2 2/15/06 4,755,916 4,698,124 57,792 75,456
DN5   11-3/4 912800 AA7 11/15/14 6,005,584 2,071,184 3,934,400 135,200
DP0   11-1/4 912803 AA1 2/15/15 12,023,799 6,020,279 6,003,520 186,560
DS4   10-5/8 AC7 8/15/15 5,745,916 3,954,876 1,791,040 386,240
DT2   9-7/8 AE3 11/15/15 6,155,859 3,797,459 2,358,400 844,800
DV7   9-1/4 AF0 2/15/16 6,867,354 6,556,954 310,400 141,600
DW5   7-1/4 AH6 5/15/16 18,823,551 18,331,551 492,000 149,600
DX3   7-1/2 AK9 11/15/16 18,844,448 17,354,448 1,490,000 23,200
DY1   8-3/4 AL7 5/15/17 17,264,669 11,445,469 5,819,200 1,575,040
DZ8   8-7/8 AM5 8/15/17 13,364,858 10,622,458 2,742,400 137,600
EA2   9-1/8 AN3 5/15/18 8,263,439 3,229,839 5,033,600 92,800
EB0   9 AP8 11/15/18 7,859,470 3,237,470 4,622,000 538,800
EC8   8-7/8 AQ6 2/15/19 17,611,298 10,841,698 6,769,600 1,956,800
ED6   8-1/8 AR4 8/15/19 19,877,432 18,630,072 1,247,360 198,720
EE4   8-1/2 AS2 2/15/20 10,003,868 8,396,268 1,607,600 577,200
EF1   8-3/4 AT0 5/15/20 9,118,883 3,642,243 5,476,640 256,960
EG9   8-3/4 AU7 8/15/20 19,633,306 9,412,026 10,221,280 916,640
EH7   7-7/8 AV5 2/15/21 10,457,573 9,516,773 940,800 172,800
EJ3   8-1/8 AW3 5/15/21 11,090,788 6,577,508 4,513,280 504,000
EK0   8-1/8 AX1 8/15/21 10,923,482 9,494,682 1,428,800 184,640
EL8   8 AY9 11/15/21 31,976,194 13,030,544 18,945,650 1,831,075

EM6   7-1/4 AZ6 8/15/22 10,288,790 9,228,790 1,060,000 49,600
EN4   7-5/8 BA0 11/15/22 9,294,626 3,872,226 5,422,400 235,200
EP9   7-1/8 BB8 2/15/23 17,570,261 10,562,261 7,008,000 491,200
EQ7   6-1/4 BC6 8/15/23 22,669,044 17,818,292 4,850,752 182,272
ES3   7-1/2 BD4 11/15/24 10,769,662 3,637,662 7,132,000 696,960
ET1   7-5/8 BE2 2/15/25 11,536,170 3,500,970 8,035,200 400,000
EV6   6-7/8 BF9 8/15/25 12,027,007 7,524,287 4,502,720 971,840
EW4   6 BG7 2/15/26 12,904,916 11,029,116 1,875,800 305,000
EX2   6-3/4 BH5 8/15/26 10,893,818 7,889,018 3,004,800 204,000
EY0   6-1/2 BJ1 11/15/26 11,493,177 7,620,777 3,872,400 510,400
EZ7   6-5/8 BK8 2/15/27 10,456,071 6,030,471 4,425,600 73,600
FA1   6-3/8 BL6 8/15/27 10,735,756 9,330,956 1,404,800 148,800
FB9   6-1/8 BM4 11/15/27 22,518,539 16,764,939 5,753,600 510,400
FE3   5-1/2 BP7 8/15/28 11,776,201 11,605,001 171,200 62,000
FF0   5-1/4 BV4 11/15/28 10,947,052 10,574,252 372,800 99,200
FG8   5-1/4 BW2 2/15/29 11,350,341 11,177,541 172,800 0  
FJ2   6-1/8 CG6 8/15/29 11,178,580 11,175,380 3,200 0

FM5   6-1/4 CH4 5/15/30 17,043,326 17,043,326 0 0

Total Treasury Bonds.........................................  523,953,301 368,390,067 155,563,234 16,793,003

Treasury Inflation-Indexed Notes:
CUSIP: Series: Interest Rate:
912827 3A8   J 3-5/8 912820 BZ9 7/15/02 18,089,253 18,089,253 0 0

2M3   A 3-3/8 BV8 1/15/07 17,133,799 17,133,799 0 0
3T7   A 3-5/8 CL9 1/15/08 17,926,324 17,926,324 0 0
4Y5   A 3-7/8 DN4 1/15/09 16,704,037 16,704,037 0 0
5W8   A 4-1/4 EK9 1/15/10 11,591,647 11,591,647 0 0

Total Inflation-Indexed Notes..................................... 81,445,060 81,445,060 0 0

Treasury Inflation-Indexed Bonds:
CUSIP: Interest Rate:
912810 FD5  3-5/8 912803 BN2 4/15/28 17,902,542 17,902,542 0 0

FH6  3-7/8 CF8 4/15/29 15,426,446 15,426,446 0 0

Total Inflation-Indexed Bonds..................................... 33,328,988 33,328,988 0 0



TABLE V - HOLDINGS OF TREASURY SECURITIES IN STRIPPED FORM, AUGUST 31, 2000 -- Continued

Corpus Principal Amount Outstanding in Thousands
Loan Description STRIP Maturity Date Reconstituted

CUSIP Total Portion Held in Portion Held in               This Month 
Outstanding Unstripped Form Stripped Form

Treasury Notes:
CUSIP: Series: Interest Rate:
912827 4R0 AH 4-1/2 912820 DG9 9/30/00 19,268,508 19,245,308 23,200 0

4T6   AJ 4 DH7 10/31/00 20,524,986 20,496,986 28,000 0
ZN5   D 8-1/2 AY3 11/15/00 11,519,682 5,968,482 5,551,200 127,200
3M2   X 5-3/4 CF2 11/15/00 16,036,088 16,036,088 0 0
4W9   AK 4-5/8 DL8 11/30/00 20,157,568 20,157,568 0 0
4X7   AL 4-5/8 DM6 12/31/00 19,474,772 19,463,572 11,200 0
4Z2   U 4-1/2 DP9 1/31/01 19,777,278 19,777,278 0 0  
ZX3   A 7-3/4 AZ0 2/15/01 11,312,802 6,450,402 4,862,400 79,200
3W0   S 5-3/8 CP0 2/15/01 15,367,153 15,367,153 0 0
5C2   V 5 DR5 2/28/01 19,586,630 19,586,630 0 0
5D0   W 4-7/8 DS3 3/31/01 21,605,352 21,579,752 25,600 0
5E8   X 5 DT1 4/30/01 21,033,523 21,031,923 1,600 0
A85   B 8 BA4 5/15/01 12,398,083 7,412,483 4,985,600 84,350
4E9   T 5-5/8 CX3 5/15/01 12,873,752 12,873,752 0 0
5H1   Y 5-1/4 DW4 5/31/01 19,885,985 19,785,985 100,000 0
5J7   Z 5-3/4 DX2 6/30/01 19,001,309 18,998,109 3,200 0
5L2   AB 5-1/2 DY0 7/31/01 20,541,318 20,084,118 457,200 0
B92   C 7-7/8 BB2 8/15/01 12,339,185 8,036,785 4,302,400 33,600
5P3   AC 5-1/2 EB9 8/31/01 20,118,595 20,118,595 0 0
5Q1   AD 5-5/8 EC7 9/30/01 18,797,828 18,276,868 520,960 0
5R9   AE 5-7/8 ED5 10/31/01 19,196,002 19,196,002 0 0
D25   D 7-1/2 BC0 11/15/01 24,226,102 20,031,222 4,194,880 4,000
2C5   Q 5-7/8 EG8 11/30/01 33,504,627 33,504,627 0 0
2E1   R 6-1/8 EJ2 12/31/01 31,166,321 31,116,721 49,600 0
5X6   R 6-3/8 EL7 1/31/02 19,381,251 19,381,251 0 0
6A5   S 6-1/2 EN3 2/28/02 16,563,375 16,542,575 20,800 0
6B3   T 6-1/2 EP8 3/31/02 17,237,943 17,235,543 2,400 0
6C1   U 6-3/8 EQ6 4/30/02 17,390,900 17,390,900 0 0
F49   A 7-1/2 BD8 5/15/02 11,714,397 8,503,437 3,210,960 106,560
6E7   V 6-5/8 ES2 5/31/02 14,871,823 14,871,823 0 0
6F4   W 6-3/8 ET0 6/30/02 14,320,609 14,320,609 0 0
6H0   X 6-1/4 EU7 7/31/02 15,057,898 15,057,898 0 0
G55   B 6-3/8 BE6 8/15/02 23,859,015 21,081,415 2,777,600 139,200
6K3   Y 6-1/8 FU6 8/31/02 15,072,640 15,072,640 0 0
3J9   M 5-7/8 CC9 9/30/02 12,806,814 12,768,414 38,400 0
3L4   N 5-3/4 CE5 10/31/02 11,737,284 11,678,084 59,200 0
3Q3   P 5-3/4 CH8 11/30/02 12,120,580 11,843,780 276,800 0
3S9   Q 5-5/8 CK1 12/31/02 12,052,433 11,919,633 132,800 0
3V2   C 5-1/2 CN5 1/31/03 13,100,640 13,100,640 0 0
J78   A 6-1/4 BF3 2/15/03 23,562,691 22,774,435 788,256 19,968
3Z3   D 5-1/2 CS4 2/28/03 13,670,354 13,626,354 44,000 0
4B5   E 5-1/2 CU9 3/31/03 14,172,892 14,172,092 800 0
4D1   F 5-3/4 CW5 4/30/03 12,573,248 12,573,248 0 0
4H2   G 5-1/2 DA2 5/31/03 13,132,243 13,132,243 0 0  
4K5   H 5-3/8 DC8 6/30/03 13,126,779 13,125,179 1,600 0  
L83   B 5-3/4 BG1 8/15/03 28,011,028 27,241,428 769,600 32,800
4N9   J 5-1/4 DE4 8/15/03 19,852,263 19,852,263 0 0
4U3   K 4-1/4 DJ3 11/15/03 18,625,785 18,556,985 68,800 0
N81   A 5-7/8 BH9 2/15/04 12,955,077 12,716,677 238,400 8,000
5A6   E 4-3/4 DQ7 2/15/04 17,823,228 17,823,228 0 0  

P89   B 7-1/4 BJ5 5/15/04 14,440,372 14,297,172 143,200 0  

5F5   F 5-1/4 DU8 5/15/04 18,925,383 18,925,383 0 0  
Q88   C 7-1/4 BK2 8/15/04 13,346,467 12,148,067 1,198,400 36,000
5M0   G 6 DZ7 8/15/04 18,089,806 18,089,806 0 0
R87   D 7-7/8 BL0 11/15/04 14,373,760 14,370,560 3,200 0
5S7   H 5-7/8 EE3 11/15/04 32,658,145 32,658,145 0 0
S86   A 7-1/2 BM8 2/15/05 13,834,754 13,511,234 323,520 67,280
T85   B 6-1/2 BN6 5/15/05 14,739,504 14,733,504 6,000 0
6D9   E 6-3/4 ER4 5/15/05 28,599,001 28,599,001 0 0
U83   C 6-1/2 BP1 8/15/05 15,002,580 15,002,580 0 0
V82   D 5-7/8 BQ9 11/15/05 15,209,920 15,043,520 166,400 1,600
W81   A 5-5/8 BR7 2/15/06 15,513,587 15,513,267 320 0
X80   B 6-7/8 BS5 5/15/06 16,015,475 15,720,115 295,360 5,440
Y55   C 7 BT3 7/15/06 22,740,446 22,740,446 0 0
Z62   D 6-1/2 BU0 10/15/06 22,459,675 22,459,675 0 0
2J0   B 6-1/4 BW6 2/15/07 13,103,678 13,008,990 94,688 17,600
2U5   C 6-5/8 BX4 5/15/07 13,958,186 13,810,986 147,200 41,600
3E0   D 6-1/8 CA3 8/15/07 25,636,803 25,563,203 73,600 17,600
3X8   B 5-1/2 CQ8 2/15/08 13,583,412 13,581,012 2,400 0
4F6   C 5-5/8 CY1 5/15/08 27,190,961 27,190,961 0 0
4V1   D 4-3/4 DK0 11/15/08 25,083,125 25,046,325 36,800 6,400
5G3   B 5-1/2 DV6 5/15/09 14,794,790 14,792,390 2,400 0  
5N8   C 6 EA1 8/15/09 27,399,894 27,399,794 100 0
5Z1   B 6-1/2 EM5 2/15/10 23,355,709 23,355,709 0 0
6J6   C 5-3/4 FT9 8/15/10 12,360,035 12,360,035 0 0

Total Treasury Notes.....................................  1,346,922,107 1,310,881,063 36,041,044 828,398

  Grand Total...................................................................................................................................1,985,649,456 1,794,045,178 191,604,278 17,621,401


